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FEDERAL RESERVE statistical‘rele‘ase

These data are scheduled for release on the first Tuesday of each month. The availability of the release will be announced, >
when the information is available on (202) 452-, 3206
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SELECTED INTEREST RATES
Yieids in percent per annum
hetruments I ocr [ #ov ov 0V WOV | oct oy
: . 31 7 % 21 28
PEDERAL FUNDS (EFFECTIVE) 1/ . . 5.86 6.02 5.98 6.13 6.00 5.85 6.04
CONMERC1AL PAPER 2/ 3/
1-NOKTH 5.78 5.77 5.83 5.87 5.88 5.78 5.84
3-BONTH 5.69 5.69 5.77 5.78 5.81 5.68 5.76
6-8ONTH oo 5.61 5.62 5.71 5.72 5.72 5.61 5.69
FINAECE PAPER PLACED nxuctu 2/' - ) _
1-BONTH 5.69 5.75 5.77 5.81 5.84 5.78 5.79
3-HONTH : 5.55 5.57 5.68 5.70 .5.73 5.56 5.67
6-BONTH 5. 46 5.49 5.62 5.63 5.60 5.50 5.58
BANKERS ACCEPTANCES (TOP uun) 2/ A ]
3~BONTH : - 5.59 5.60 | S.71 | 5.69 5.71 5.58 5.67
6-BONTH T 5.53 5.54 | 5.66 5.61 5.58 5.52 5.59
CDS (SECONDARY uuxu) o
1-H50NTH 5.69 5.70 5.82 5.83 5.84 5.71 5.80
3-MONTH 5.68 5.69 | 5.81 5. 80 5.76 5.69 5.76
6-MONTH . : 5.69 5.69 5.81 5.79 5.76 5.70 5.76
BANK PRINE LOAN 1/4/ " 7.50 7.50 7.50 7.50 7.50 7.50 7.50
DISCOUNT GINDOW BORRONING 1/5/ 5.50 5.50 | 5.50 5.50 5.50 5.50 5.50
U.S.GOVEREMENT SECURITIES
TREASURY BILLS
AUCTION AVERAGE 2/ 6/ -
3-H0¥TH S 5.18 5.23 5.81 5.39 5.35 5.18 5.35
6-BONTH . 5.21 5.30 5.54 5.44 5.39 5.26 5.42
1-XEAR : 5.84 5.45 5.84 5.45
AGCTION unncx(.unsuxu) 6/
3-HONTH . 5.32 5.37 5.56 5. 54 5.50 5.32 5.49
6-HONTH ‘ . 5.43 5.52 5.78 5.67 5.62 5.48 5.65
SECONDARY HARKET 2/
3-NONTH : 5.19 5.26 S.41 5.36 5.39 5.18 5.35
6-HONTH 5.27 5.35 5.49 5. 41 5.42 5.26 5.41
1-YEAR 5.43 5.45 5.56 5.47 5.45 5.81 5.48
TREASURY CONSTANT uuuurns 17
1-YEAR 5.74 5.76 5.89 5.79 5.77 5.72 5.80
2-YEAR , 6.30 6.27 6.37 6.26 6.21 6.28 6.28
3-YEAR 6.57 | 6.48 6.55 6. 44 6.39 6.56 6.46
S-YEAR 6.80 6.76 6.85 6.75 6.66 6.83 6.76
7-XEAR . 7.17 7.12 7.18 7.04 6.99 7.28 7.08
10-YEAR I 7.39 7.31 7.34 7.21 7.18 7.43 7.25
20-YEAR ) o 7.59 7.49 7.49 72.38 7.31 7.61% 7.42
. 30~-YEAR : St 7.68 7.58 7.59 7.47 7.82 7.70 7.52
CONMPOSITE
OVER 10 YEARS (wu-nn) 8/ 7.96 7.87 7.95 7.74 7.7 8.04 7.61
CORPOEATE BONDS
BOODY *S SEASONED ]
AAA 8.80 8.73 8.77 8.65 8.55 8.86 8.68
BAA 10. 19 10.09 10.12 10.04 9.99 10. 2% 10.07
A-UTILITY 9/ 9.32 9.42 9.37 9.22 9.16 9.48 9.31
STATE & LOCAL BONDS 10/ 6.9 6.94 6.92 6.78 6.74 7.08 6.85
CONVENTIONAL MORTGAGES 11/ 9.89 9.83 9.81 9.64 9.50 9.97 9.70

1. WEBKLY PIGURES ARE AVERAGES OF 7 CALENDAR DAYS ENDING OF WEDNESDAY OF THE CURRENT WREK;
BONTHLY FIGURES INCLUDZ EACH CALEEDAR DAY IN THE HONTH.

2. (QUOTED OM BANK-DISCOUNT BASIS.

3. ERATES OF COBSERCIAL PAPER PLACED FOR FIRNS WHOSE BOND RATING IS AA OR THE EQUIVALENT.

8. RATE CHARGED BY BANKS ON SHORT-TERE BUSINESS LOANS.

5. HKATE POR THE PEDERAL RESERVE BANK OF BEW YORK.

6. RATES FOR AUCTIONS OCCURRING WITHIN THE CORRENTY WEEK. MONTHELY AVEBRAGES OR AN ISSUE-DATE BASIS.

7. YIELDS QN ACTIVELY TRADED ISSUES ADJUSTED TO CONSTANT BATURITIES. SOURCE: U.S. TREASURI.

8. UNWEIGHTED AVERAGE OF ALL ISSUES OUTSTANDING OF BOMDS MNEITHER DUE NOR CALLABLE IN LESS THAN 10 YEARS,
INCLODING ONE VERY LOW YIELDING “FLOWER®™ BOND.

9. ESTINATE OF THE YIELD ON A RECENTLY-OFFERED, A-RATED UTILITY BOND WITH A HATURITY OF 30 YEARS AND CALL
PBOTECTION OF 5 YEARS; FRIDAY QUOTATIONS..

10. BOND BUYEBR INDEX, GENERAL OBLIGATION, 20 YEARS 10 IAIURITI, BIXED QUALITY; THURSDAY QUO!I!IOIS-

11. CONTRACT INTEREST RATES ON CO!!I!!BITS FOR FIXED-RATE PIISI lOR!GAGBS. SOUICB. FHLNC.

NOTE: WEEKLY AND MONTHLY FIGURES ARE AVERAGES’ OI DAILX llrls, BXCBPT POR S!Atk & LOCAL BOWDS,
WHICH ARE BASED ON THURSDAY FIGURES, AND COMVENTIONAL NORTGAGES AND A-UTILITY BONDS,
Digitized for FRASER BOTH OF WHICH ARE BASED ON FPRIDAY FIGURES.
http://fraser.stlouisfed.org/
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G. 13 (CONTINUED)

DAILY INTEREST BATES
(YIELDS IN PERCENT PER AMNNUN)

FEDERAL CoOMNM. CDs U.S. GOVERNMENT SECURITIES )
FONDS PAPER SECONDARY "
2/ MARKET TREASURY BILLS 2/ TREASURY CONSTANT HATURITIES

3-50. 3-n0. 3-H0. 6-40. 1-1R. 1-IR. 2-YB.. 3-YR.. 5-1IR. 7-XIR. 10-YR. 20-YR. 30-XR.

1986-NOV 3 6. 00 5.64 5.64 5.21 5.28 5.40 5. 71 6.21 6- 49 6.71 7.006 7.29 7. 49 7. 57
-NOV &4 5.9% 5. 66 + 5.66 5.25 5.33 S.41 5.72 6.23 6. 41 6.71 7.07 7.31 7.51 7.59
-NOV 5 6055 5. 69 5.67 5.26 5. 36 5.43 5.75 6. 26 6.45 6.72 7.09 7. 24 7.85 7.58
-NOV 6 6.07 5.72 5.70 5.26 5.38 5.47 5.79 6.29 6. 49 6.79 7. 16 7. 32 7. 46 7. 55
-NOV 7 5. 94 5.75 5.78 5.32 5.42 5.52 5. 85 6. 35 6. 55 6.86 7. 24 7-40 7. 54 7.63
~-NOV 10 5.99 5.77 5.83 5. 42 5.51 5.59 5.92 6. 42 6. 59 6.89 7.23 7.38 7. 54 7. 64
-NOV 12 - M A- R K E c S 0 s  “E . D .-
-NOV 12 5.99 5.7 S.81 5. 40 5.51 5.56 5. 89 6.38 6. 56 6.87 7. 20 7.35 7.50 7. 59
-NOY 13 5. 94 5.78 5.80 5.40 5. 47 5.54 5. 87 6.35 6.53 6.83 T. 17 733 7. 49 7.59
-NOV 14 5.89 5.78 5.80 5.40 5. 46 5.53 5. 86 6. 33 6.50 6.81 7.13 7.29 T84 7.53
-NOV 17 6. 14 5.76 5.80 5.40 5.46 5.51 S. 84 6.32 6. 47 6.77 7.06 7.22 7.39 7. 48
-NOV 18 6.02 5.78 5.82 5. 35 5. 41 5.48 5. 81 6.32 6. 47 6.79 7.09 7.27 7. 44 7. 52
-NOV 19 7.13 5.79 5.81 5.33 537 S.41 5.73 6.21 6. 42 6.73 7.02 7.19 736 7. 44
-NOV 20 6. 16 5.78 5.78 5.38 5.42 5.49 5.82 6.26 6. 45 6.74 7.04 7. 19 7. 36 7. 45
-NOV 21 5. 96 5.79 5.79 5. 36 5.40 5.44 S.75 6.21 6. 40 6.72 7. 01 T 17 7. 34 7. 84
-NOV 24 5.98 5.81 5.78 5.38 5. 41 5.44 S.75 6.19 6.37 6.69 6.95 7-11 7.30 7- 80
-NOV 25 5.98 5.79 S.71 5. 39 5. 43 5.46 5.77 6.23 6. 40 6.66 7.00 7.15 7.33 7. 44
-NOV 26 5.99 5.80 5.76 5.39 S.42 5.46 5.78 6.21 6.39 6.65 7.00 7.15 7.31 7. 82
-NOV 27: M A R K ' , ) S . :
-NOV 28 6.03 5.483 5.78 5.39 Se.42 5.45 5.76 6.21 6.38 6.65 7.00 7. 15 7.30 7-81
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